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Listing of Claims 

1 . (currently amended) A computer-implemented method of allocating a trade of 
a number of same financial instruments among a plurality of different concurrently 
available portfolios, the method comprising the steps of: 

receiving, at an allocating management system from an order management 
systems system, a message descriptive of a trade of a financial instrument number of 
same financial instruments, the message comprising a financial instrument identifier and 
a size of the trade; 

determining a risk class associated with the identified financial instrument; 

determining a first plurality of portfolios associated with the risk class and a target 
ratio for each of the portfolio s, wherein each of the first plurality of portfolios is different 
from the others of the first plurality of portfolios and is concurrently available for holding 
one or more of the financial instruments: and 

allocating the trade uf the number uf financial irmirum wtt instruments among each 
nf the firat plurality of portfolios haAcd on the target ratio associated with each of said 
portfolio s, such that each of the first plurality of portfolios is allocated a portion of the 
num^e^ of th e financial instruments based on the target ratio. 

wherein at least one of said steps is performed by a computer. 
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2. (original) The method of claim 1 wherein the message further comprises an 
identifier of a risk class and determining the risk class associated with the identified 
financial mrtnmwnt comprises determining bated on the identifier of the risk class. 

3. (original) The method of claim 1 farther comprising: 

wiiipaUilg a tWgCt xatio foi each vf tfw fuat plurality of portfolios btwed oa 
available capital in each portfolio and available capital in other portfolios in the first 
plurality. 

4. (original) The method of claim 3 wherein: 

a first portfolio in the first plurality comprises a multi-strategy portfolio that is 
flixther associated with a second risk class; 

computing a target ratio for the first portfolio further comprises computing a 
vrcoxid hirjjet ratio based on the second risk class. 

5. (original) The method of claim 4 wherein computing the second target ratio 
comprises computing based on available capital comprising a portion of the first portfolio 
associated with the second risk class and available capital in other portfolios associated 
with the second risk class. 
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If any fee is due for this filing, please charge tine LARGE ENTITY fee therefor to 
Deposit Account No. 16-2500 of the undersigned. 

Applicant's undersigned attorney maybe reached by telephone at (212) 969-3314 
or by facsimile at (212) 969-2900. Please direct all correspondence to Customer No. 
21890 at the address provided below. 



Respectfully submitted. 



PROSKAUER ROSE LLP 
Attorneys for Applicant 



Date: October 14, 2005 



B v /\\*C*^A CZL^f< 
AbigaifF. Cousins 
Reg. No. 29,292 



PROSKAUER ROSE LLP 
1585 Broadway 



New York, NY 10036-8299 
Telephone: (212) 969-3000 



** TOTAL PAGE. 15 ** 



